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All Futures Long[Sh-:rrf] Position : Contract

Accumulated Long[Shorf]

Long Short Mt 2Days 1 'Wesks 1 Months
Institution 125,777 114,903 10,874 19,914 243872 708,090
Foreign 131,791 144 672 12,881 24525 31487 84650
Retail 219,087 217,080 2007 4611 275350 621 440

SETS0 Futures Long(Shor) Position : Contract

Accumulated Long[Shorf]

Lang Short et 2Days 1 Wasks 1 Months
Institution 31 422 30,646 776 2119 4,820 7 479
Foreign 76,612 68,889 7723 3874 15303 -29.825
Retail 70,576 79,075 8,499 1755 20123 22446

5ing|e Stock Futures Long[Shorf] Position : Contract

Accumulated Long[Shorf]

Long Short Mat 2D0ays 1 'Wesks 1 Months
Institution 21,082 72,503 8579 10566 222687 639,560
Foreign 26,032 50,845 24813 24034 16313 24375
Retail 109,571 93,337 16,234 13,488 239000 -615185

Metal Futures Long(Short) Position : Contfract

Accumulated Long[Shorf]

leng Sheort Met 2Days 1 Wesks 1 Months
Institution 8913 7,463 1,450 1803 1433 3002
Foreign 27 435 24 525 2910 1719 -1373  -30,910
Retail 18,140 22,500 4,360 3522 B0 34002

Call Optien Long(Short) Pesition : Controct

Accumulated Long(Short)

Long Short Met 2Days 1 Wesks 1 Months
Institution 453 365 58 -170 2,182 1,005
Foreign T4z 174 568 911 99 3,524
Retail 5,552 5,218 -666 -741 -2,281 -4,528

Put Option long(Shert) Position : Confract

Accumulated Long(Shert)

Long Short Mt 2Days 1 'Wesks 1 Months
Institution 387 204 183 445 -1,831 -1,730
Foreign ar1 186 685 726 1151 7519
Retail 5,840 5708 888 4172 680  -5819

Pan: @w9udde va. oWy waa

A ASIAPLUS

Securities




DERIVATIVES TALK
NagNsNISadNUaUWUS

BY RESEARCH DIVISION

SET50 Overview \
IUOSU IU9MIU

AUAIAYEY Omicron NanadnnseaueIn1sndslanuanugulssasliny SET50 955 970

PUNNSLEBTIN WudladedagnvinlmdaRkudundaudeandunsng S50Z21 955 970

o

Unanseungduningdideaunniu azveauain Bond Yield 10 Yansgaimseiamn

9 1.46% , Dollar Index fAvgapn1sudent a@unienvil Dow Jones NUSUTY "Melnano:NnaInIuEIAUAIWEY
Yoo oo o4 . o .z wouay W13y IINTINISIWUBOINIY
1.4% wars1AAUAUIANTY 3% drutrusdaldnunshnevss Omicron FarUAILEINNAENSMSEoVBS KOG
WGy yaueuualiugRae COVID-19 luusswmadagdundiuuilinanasi AU 2 Boumy Ao
1 U o b4 U U 90J 1 a U w
A3 4000 $189/9U Vlﬂwmmgﬂmmma;mﬁumaumummﬂ@ﬂazmmmtﬁulﬂ loUwalngu e ASP SMART
- ' : % o - g e » aoulhan
AALAN Feuoaduvinrenisiluiivenasegivlulszimanasmlsuienon e
nelon  vziinasena1nnsRuAMmeAIRuUINSTesdunannduLILdenn
. ' N Telegram ASIA PLUS GROUP
33.50 U/usd Feueaduuinaeiania Fund Flow fiauiunsaganduidian > finmIuvI9d1sNIsadnu
TupainviuvseegoeiiainusvslzanasioWisuiutineunin  aeld
o ) ) FOLLOW NOW
LY b4 aa o v = % a L 1 (=3
Uadewindeuiniiumiinlumeuindsmin SET50 Index Jutloglugianisunisy £ Jo]lv]4)
Tunsou 955 - 970 30 (Q Asia Plus Group )
SET50 Index Futures \

Direction Trading: Anufwa383 Omicron fianas ndnslsh Fund Flow a
nduihgauningidesdnasa vaigiisian Commodity AUSuTu daevyu SET50
wugi1 Long S50721 71 960 9 1hvinrls 970 90 Cut Loss 4 90

Spread Trading: A1AN15al Spread $¥¥i19 S50H22 aumiy S50Z221

Ly

(550221H22) a4 Fuil 29 5.0. 2564 agwinfu -5.72 g0 JaqUiueelil -5.10 90 &3kl
WUandneunwedanugl Wait & See

SET50 Option: wuzilvaduunseida Lone S50221C950 7 16 0 (SET50=960)
Wwihrils 26 90 (SET50=970) Cut Loss 3 9a AA SET50 dlantanauiingdss

USUTUBNATY AIELIIMLUIINTIWA wazanrdululsewme

O ASIAPLUS | 3

Securities


http://onelink.to/sk9y5h
https://bit.ly/3wboIS0

DERIVATIVES TALK
nagnsn1sasnuaywus

BY RESEARCH DIVISION

Last 1¥r Hist. Volatiiy 2Week Hist. Volatility
SETS0 Index 957 .96 17.4725 21.51778

Call Option

Premium Chg

Break Intrinsic Time All-in-  Theory Volume Open Implied Delt Effective Time

Even Value Value Premium Price Interest  Volatility Gearing Decay
§50221C1025 040 -0.10 =10254  0.00 0.40 7.04% 012 209 4604 16.19 0.04 9494 0.1
S50Z221C1000 110 0.00 =10011  0.00 1.10 4.50% 0.96 1135 8182 12.83 0.07 65.26 0.0
$50Z21C975 390 0.30 =9789 0.00 3.90 2.19% 4.69 1605 9633 11.75 024 5949 0.0
550221C950 1420 360 =064.2 7.96 6.24 0.65% 1489 1294 3256 11.91 0.58 38.97 0.0

§50221C925 3350 790 =08585 3296 0.54 D.06%  33.00 187 806 11.85 0.87 24,96 0.0

Put Option

. Break Intrinsic Time All-iin-  Theory Open Implied Delt Effective Time
Pr m Chg Even Value Value Premium Price Volume Interest  Volatility Gearing Decay
§50Z221P1025 §8.10 -14.20 =956.9 67.04 1.06 -011% 6925 0 241 #MNANMA 100 1505 0.0

S50Z21P1000 4390 -1430 <8561 4204 1.86 -0.19% 4509 26 1629 14.94 -091  -2072 0.0
$50Z21P975 2280 -13.20 =9522 17.04 576 -0.60% 2382 226 4693 11.18 077 3276 0.0
S$50Z£21P950 810  -1000 =9419 0.00 8.10 -1.668%  9.03 1352 4558 11.44 -0.41  -45.48 0.0
550Z21P925 310 540 <9219 0.00 3.10 -3.76% 214 1673 5862 14.79 -0.18 -52.94 0.0
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Symbol Sele Chg  %Cha Vol Ol Ol Chg _ 120000
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S5021 377.54 00 00x 28 77 o .
20,000 80000
S50%21 345,60 00 00x 47 70 ] 10,000 0000
550221 956.00 137 14 48333 304448  -d.556 - T w0000
S50Hz2 85100 13E fdw Z30W 75429 1585 (10,009} - 1™ 20000
S50M22 34340 135 ldx 4454 24,542 283 ;zzzz 70
S50Uzz 93,00 138 15 2,701 3,710 721 0000 'I.U -20000
— (50,000} -40000
SETS0 Futures Long(Sher] : dhynu aau Long(Short) o o000
Long Short MNet 29 2 flani aTo T 2 g g g g 2 g S 5 T 2 & by
— 124,927 11433 10533 213 5565 0 5§ 5 5 £ 5 5§ 5 5§ 3 3 5 35 3
B BOTE  WAIE 14134 _3874  -64.8d1 ] = T T R
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SSON2T S5002] S50021 S50V1 S50K2] 001 (Im) U.A. 62E ’U.ﬂ. 62E w8, 62E w.A. 62E D 62E ne. 62E s.A. 62E
PER155 898 870 857 843 830 789 748
PER 16 926 899 885 871 857 815 773

u29nAa64 udanéd u29nebd u28anéd ou29webdou29sn64

S50N21

002 423 PER165 955 927 912 898 883 840 797
50021 -4.74 -0.51 PER 17 984 955 940 925 910 866 821
S50V21 -5.58 -1.35 -0.84 PER175 1013 983 967 952 937 891 845
S50x21 6.71 247 -1.97 -1.13 PER 18 1,042 1,01 995 979 964 916 869
SSoz1 631 208 157 073 040 PER185 1071  103¢ 1023 1007 990 942 893
sgundgudanaanidoulngsswnng a.e. - 5.0 64 Wiy 0.5% PER 19 1100 1067 1050 1034 1017 067 918
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Single Stock Futures
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wuz1ln Long ADVANCZ21 UStaeu 207 uw wWavinmls 212 v Cut Loss 1.25

UIMINNU
Future Underlying
Settle ) ) EPS GROWTH
Future ) Basis Vol Ql Ol Change Lleverage | Upside PER 64F PBV &4F
Price b4F
ADVANCZ21  211.99 0.99 365 2527 -19 15.51 16.11% 2320 741 -1.42%
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Long BHZ21

snliusuas anaufnalisa Covid-19 aewuslvsl Omicron -5.94% vl
sentlgiudsiuanqadantesmnnifies 2.15% U Upside Ssnadinnis
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Future Underlying

Settle . ) EPS GROWTH
Future ) Basis Vol Ql Ol Change Lleverage | Upside PER 64F PBV &4F

Price b4F
BHZ21 142 35 -0.15 47 894 -5 12.42 19.32% 125.25 5.87 -24.93%
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Tracking Performance

0.0%
Unrealized Profit on Dec 2021

Realized Profit on Dec 2021 - 36.5%
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Top 20 Most Active Volume

Future Selﬂe Basis Vol Ol Ol Change leverage Resistance  Support
Price
1 TRUEZ21 460 0.02 27845 78082 9069 12.05 509 439
2 RSZ21 2025 -0.05 8612 13047 -4306 7.63 2207 19.68
3 KTBZ21 1225 0.05 5688 10052 -1150 1338 12.30 11.79
4 VNGZ21 8.29 0.09 4518 9436 -4483 2158 8.95 8.28
5 MAJORZ21 19.99 0.39 2130 6739 -1924 8.32 20.55 18.27
6 PSLZ21 17.30 -0.10 2094 8489 -1022 16.35 17.62 16.34
T AOTZ21 61.54 0.04 1837 1681 800 9.36 64.38 58.35
8 GUNKULZ21 4.81 003 1662 194949 -531 17.97 4.95 478
9 BLANDZ21 1.08 0.01 1075 138201 941 9.39 1.09 1.04
10 SAMARTZ21 6.33 -0.07 1003 5211 -1000 7.66 6.36 576
" PTGZ21 15.30 0.10 927 16876 -504 54 15.95 1515
12 BDMSZ21 2275 -0.05 803 2983 801 13.64 23.69 22.24
13 IRPCZ21 388 0.00 o7 18868 -444 1135 397 373
14 BAMZ21 2012 -0.28 706 11171 300 20.23 18.78
15 EPGZ21 1124 0.14 633 11519 -501 18.26 1.27 10.61
16 KBANKZ21 13729 021 533 2453 94 10.71 14385 131.66
17 BTSZ21 9.40 0.05 512 13385 -201 6.99 9.54 9.04
18 THANIZ21 417 007 503 9047 501 423 418 397
19 CBGZ21 116.00 0.50 501 9134 -356 8.06 118.31 111.53
20 LHZ21 8.47 -0.03 500 1760 -500 177 8.63 8.26
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Gold Futures \
Gold Futures
) . : FUTURES Lot Chg %Chg Vol O Oihg
o U A A a = =) a = = Yl GFZ21 28,560 50 0.18 310 258 -48
FIANBIAAAINANTTIIOAU LLTU 6 WiTery Uat 1,784 Seay~ wlilusaviyu i mm 6 oon m o om %
¥ dll o U ! U di{ ! L% = ! ] . ’ ) —
NS iFenesivestinamu wsUTuTuliuntn ns1elusniinnig Mini Gold Futures
v X [y Y] Y] Y] " X v o Lost CP_»g %fcbq_ Vol O o-cnv.‘,
AnAuYeIdnTHanUkUTUsURTansy, n1snslurewmainuailaudansy TEEm L
d‘Q = i . - . o . - GF10J22 28,590 10 0.03 2,554 3,965 809
UAUIN 492.4 90 UasNITHIIANYBIAIRUABAAISANST MHATRAHERIAYVIA
AANISALABY 7.A. ANAIANEALUTEU 6 Loy YLl Dollar Index LT 0.04% MHBA : 37ATUATAI Gold Futures
-~ I P Y - o . (Night Session) Settle & 1381 22.00
Ul 96.32 90 dmFudUAWl ARIRnnIUNITIIBNUTYALATYEAANST W R
Audsianduslan war Suiuguesuatannisinseduann Wusu I3 19.30-22.30 u.
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1P MDIFT GFZ21 iefu anas 100 U Uadi 28,560 um (1,788 WaEEY") g \

N7151ARA1N spot ﬁdwz’jmﬂﬁlaulmu%mm 1,785 wiRweym AmAsIA1 GFZ21
i’uﬁjﬁ)zaqwluﬂiau 28,350-28,700 UM firmemiduneaasudedn asnanuled
senasmuniadalunsauiivssdiuly  1,770-1,800 wide  Senauusili
Trading USLa04 28,270-28,750 UM wazimiungn Cut Loss 13 100 umainyu

- Y = ° o a
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wAla Gold Spot

b-2100

Downtrend Channel

Jun Jul Aug Sep Oet Nov Dec Jan Feb Mar pr May Jun u Aug Sep oct Nov Dec
2020 2021

XAU Curncy (Gold Spot  $/0z) Gold Kid XAU Daily 15MAY2020-07DEC2021 Copyright2 2021 Bloomberg Finance LP. 08-Dec-2021 07:26:25
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GOLD Technical

NAN1951A1N99A1 1aULSI Take Profit a99INAABUIAUUSLIEY $1850 AIELYI

WIBULAIED UITIIVIUNNANY UBIUINAABULEY EMA 200 Tu V191 Useuliu

nspunsimasulmlii $1805-51850

nsulassianaean lmduun

Spread %779 GFQ21 - GFZ21

FX (uan/ USD)

32.50 32.75 33.00 33.25 33.50
1,650 25,489 25,686 25,882 26,078 26,274
1,680 25,953 26,153 26,352 26,552 26,751
1,710 26,416 26,620 26,823 27,026 27,229
1,740 26,880 27,087 27,293 27,500 27,707
1,770 27,343 27,554 27,764 27,974 28,185
1,800 27,807 28,021 28,235 28,448 28,662
1,830 28,270 28,488 28,705 28,923 29,140
1,860 28,734 28,955 29,176 29,397 29,618
1,890 29,197 29,422 29,646 29,871 30,095

GOLD Londin AM (USD/Ounce)
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UNECNUS YEE0e

(Freaswilau 490.10 uwn/dhunu/do)

sile Als AIETTHLIEN+ Avls
future wanuwlas fnavu) VAT () (mevuldvE
28,810.00 250.0 12,500 {1,048} 11,451
28,750.00 200.0 10,000 {1,048} 8,851
28,710.00 150.0 7,500 {1,048} 5,451
28,660.00 100.0 5,000 (1,045) 3,931
28,510.00 50.0 2,500 {1,048} 1,451
28,560.00 0.0 - (1,049) (1,049)
28,510.00 -50.0 (2,500) {1,048} {3,543)
28,450.00 -100.0 (5,000} {1,048} (5,045}
28,410.00 -130.0 (¥,500) (1,045) (8,549)
28,350.00 -200.0 {10,000} {1,048} {11,048}
28,310.00 -230.0 (12,500) (1,0459) (13,548}
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(Fresswlau 28.10 uwn/drunuy/do)

iailm Avls ANETTULHEN+ Al
future wasuwla (fmevu) VAT () (avuldawvs
28 780.00 250.0 2500 210 2780
28,730.00 200.0 2,000 (210 1,780
28,680.00 150.0 1,500 (210 1,280
28,630.00 100.0 1,000 (210} 790
28,580.00 50.0 500 (210} 250
28,530.00 0.0 - (210) (210)
28,480.00 -50.0 (500} (210) (710
28,430.00 -100.0 {1,000} (210 {1,210}
28,380.00 -150.0 (1,500) (210} (1,710)
28,330.00 -200.0 (2,000} (210 (2.210)
28 280.00 -250.0 (2,500} (210) (2,710)
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